The Generalized Extreme Value Model (GEV) was developed by McFadden (cf. McFadden, 1981) with the purpose of extending the Luce Model to account for interdependent utilities. While the Luce model satisfies the IIA property it has not been clear whether or not the GEV class implies theoretical restrictions on the choice probabilities other than those that follow from the random utility framework.
demonstrated that the GEV class is dense in the class of random utility models. This means that any random utility choice model can be approximated arbitrarily closely by choice models belonging to the GEV class. Accordingly, the GEV class yields no theoretical restrictions on the choice probabilities other than those that follow from the random utility hypothesis. Necessary and sufficient conditions for a discrete choice model to be consistent with a random utility model were given by Falmagne (1978) .
In the present paper we extend the result of Dagsvik (1990) The paper is organized as follows. In Section 2 the general intertemporal random utility framework is defined. In Section 3 the subclass of random utility processes generated by the class of max-stable random utility models is characterized and discussed. This section also contains the proof of the property that the class of max-stable random utility models is dense in the class of random utility models.
The intertemporal random utility model
The choice setting is defined as follows. Let S be a set of finite alternatives, al, a2, a., and let 8 be the collection of all non-empty subsets from S. To each alternative, al, there is associated a utility process, Vi = (WO, DO), where VI is a separable stochastic process that is assumed to be continuous in probability. Let 
The class of max-stable intertemporal random utility models
The class of intertemporal generalized extreme value random utility models (IGEV)
is generated from utility processes that are max-stable. 
Theorem 1
Suppose Y is a n-dimensional type III max-stable process which is continuous in where f is a deterministic function that is the same for every agent and depends on the alternatives solely through their attributes. The term elk is a taste-shifter that is supposed to account for differences in tastes across agents and across alternatives due to unobservables. Next let us turn to the main result of the paper.
Here it is assumed that the differences in utility between a(i,j,k) and a(it,k) is perfectly accounted for by (Zi(t),Xik) and (Zi.(t),Xik). In addition we also have unobserved

Theorem 2
Assume that (2.1) holds and that the first order partial derivatives, aF(t,";u(t,"))1auk(ti) exist for all ti, int, and all m and lcn. Then the class of IGEV is dense in the class of intertemporal random utility models.
Proof:
For notational simplicity we shall present the proof for the special case with m=n=2.
The proof in the general case is completely analogous. Let G. Op t2; xi, x2, yi, y2) = exp( -f (exp (a max (zi -xi, z2 -x2, z3 -yi, z4 -y2))) F t2; dz)) . -e -"H (0,0, y -x,y -x;a)))d3 H2 (0, 0, y -x, y -x; a) which concludes the proof.
Q.E.D.
